© 1993 American Statistical Association 


Journal of Business & Economic Statistics 


CONTENTS OF VOLUME 11 
(Numbers 41-44) 


Journal of Business & Economic Statistics, October 1993, Vol. 11, No. 4 


Albert, James H., and Chib, Siddhartha, “Bayes In- 
ference via Gibbs Sampling of Autoregressive Time 
Series Subject to Markov Mean and Variance Shifts,” 
1 

Ansley, Craig F., Comment on Chatfield, Chris, 136 

Armstrong, John, Block, Clayton, and Srinath, K. P., 
“Two-Phase Sampling of Tax Records for Business 
Surveys,”’ 407 

Backus, David K., and Gregory, Allan W., “‘Theoret- 
ical Relations Between Risk Premiums and Condi- 
tional Variances,’’ 177 

Balke, Nathan S., “Detecting Level Shifts in Time Se- 
ries,” 81 

Berndt, Ernst R., Griliches, Zvi, and Rosett, Joshua 
G., “Auditing the Producer Price Index: Micro Evi- 
dence From Prescription Pharmaceutical Prepara- 
tions,”’ 251 

Berthelot, Jean-Marie, and Latouche, Michel, ‘‘Im- 
proving the Efficiency of Data Collection: A Generic 
Respondent Follow-up Strategy for Economic Sur- 
veys,”’ 417 

Block, Clayton (see Armstrong, John) 

Bordley, Robert F., and McDonald, James B., “‘Esti- 
mating Aggregate Automotive Income Elasticities 
From the Population in Income-Share Elasticity,” 209 

Brunner, Allan D., and Hess, Gregory D., “Are Higher 
Levels of Inflation Less Predictable? A State- 
Dependent Conditional Heteroscedasticity Ap- 
proach,” 187 

Cameron, A. Colin, and Trivedi, Pravin K., ““Tests of 
Independence in Parametric Models With Applica- 
tions and Illustrations,” 29 

Chatfield, Chris, “‘Calculating Interval Forecasts,” 121; 
Reply, 143 

Cheung, Yin-Wong, “Long Memory in Foreign- 

Exchange Rates,” 93 


INDEX TO VOLUME 11 (1993) 
ARTICLES, BY AUTHOR 


Cheung, Yin-Wong, and Lai, Kon S., “A Fractional 
Cointegration Analysis of Purchasing Power Parity,” 
103 

Chib, Siddhartha (see Albert, James H.) 

Coleman, Wilbur John II, “Solving Nonlinear Dynamic 
Models on Parallel Computers,” 325 

Colledge, Michael, and March, Mary, “‘Quality Man- 
agement: Development of a Framework for a Statis- 
tical Agency,” 157 

DeJong, David N., and Whiteman, Charles H., “‘Es- 
timating Moving Average Parameters: Classical Pile- 
ups and Bayesian Posteriors,” 311 

Engle, Robert F., and Kozicki, Sharon, ‘Testing for 
Common Features,” 369; Reply, 393 

Engle, Robert F, and Susmel, Raul, “Common Vola- 
tility in International Equity Markets,” 167 

Ericsson, Neil R., Comment on Engle, Robert F., and 
Kozicki, Sharon, 380 

French, Mark W.., and Sichel, Daniel F., “‘Cyclical Pat- 
terns in the Variance of Economic Activity,” 113 

Gabler, Siegfried, Laisney, Francois, and Lechner, Mi- 
chael, “Seminonparametric Estimation of Binary- 
Choice Models With an Application to Labor-Force 
Participation,” 61 

Gallant, A. Ronald, “‘Remarks on my Term at JBES,” 
426 

Geweke, John, ‘Remarks on my Term at JBES,” 427 

Gilley, Otis W. (see Pace, R. Kelley) 

Goodwin, Thomas H., “‘Business-Cycle Analysis With 
a Markov-Switching Model,” 331 

Granger, Clive W. J., Comment on Engle, Robert F., 
and Kozicki, Sharon, 384 

Gregory, Allan W. (see Backus, David K.) 

Griliches, Zvi (see Berndt, Ernst R.) 

Grillenzoni, Carlo, ““ARIMA Processes With ARIMA 

Parameters,” 235 


Editorial Collaborators...... 483 
Index to Volume 11.......... 485 
485 


Hansen, Bruce E., Comment on Engle, Robert F., and 
Kozicki, Sharon, 385 

Hess, Gregory D. (see Brunner, Allan D.) 

Hidiroglou, M. A., and Srinath, K. P., “Problems As- 
sociated With Designing Subannual Business Sur- 
veys,” 397 

Inclan, Carla, “Detection of Multiple Changes of Var- 
iance Using Posterior Odds,” 289 

Kim, Chang-Jin, ““Unobserved-Component Time Se- 
ries Models With Markov-Switching Heteroscedas- 
ticity: Changes in Regime and the Link Between In- 
flation Rates and Inflation Uncertainty,” 341 

King, Maxwell L. (see Lee, John H. H.) 

Kozicki, Sharon (see Engle, Robert F.) 

Lai, Kon S. (see Cheung, Yin-Wong) 

Laisney, Francois (see Gabler, Siegfried) 

Latouche, Michel (see Berthelot, Jean-Marie) 

Lechner, Michael (see Gabler, Siegfried) 

Lee, John H. H., and King, Maxwell L., “A Locally 
Most Mean Powerful Based Score Test for ARCH 
and GARCH Regression Disturbances,” 17 

March, Mary (see Colledge, Michael) 

McDonald, James B. (see Bordley, Robert F.) 

Morrison, Catherine J., “Investment in Capital Assets 
and Economic Performance: The U.S. Chemicals and 
Primary-Metals Industries in Transition,” 45 

Neftci, Salih N., “Statistical Analysis of Shapes in Mac- 
roeconomic Time Series: Is There a Business Cycle?”’ 
215 

Nijman, Theo E., and Palm, Franz D., “‘Premia in For- 
ward Foreign Exchange as Unobserved Components: 
A Note,” 361 

Ord, Keith, Comment on Chatfield, Chris, 138 

Pace, R. Kelley, and Gilley, Otis W., “Translating Prior 
Information Across Specifications to Improve Pre- 
dictive Accuracy,” 301 

Palm, Franz D. (see Nijman, Theo E.; Vlaar, Peter 
J. G.) 


Journal of Business & Economic Statistics, October 1993 


Quah, Danny, Comment on Engle, Robert F., and Ko- 
zicki, Sharon, 387 

Reaves, Dixie Watts (see Trumbo, Bruce E.) 

Richardson, Matthew, “Temporary Components of Stock 
Prices: A Skeptic’s View,” 199 

Rosett, Joshua G. (see Berndt, Ernst R.) 

Seater, John J., “World Temperature-Trend Uncer- 
tainties and Their Implications for Economic Policy,” 
265 

Shea, John, “The Input-Output Approach to Instru- 
ment Selection,” 145 

Srinath, K. P. (see Armstrong, John; Hidiroglou, 
M. A.) 

Susmel, Raul (see Engle, Robert F.) 

Tauchen, George, “The Journal of Business & Eco- 
nomic Statistics: The First 10 Years and a Look 
Ahead,” 425; “Remarks on my Term at JBES,” 428 

Trivedi, Pravin K. (see Cameron, A. Colin) 

Trumbo, Bruce E., and Reaves, Dixie Watts, ‘““An Au- 
thor and Subject Index to the Journal of Business & 
Economic Statistics, Vols. 1-10 (1983-—1992),”’ 435 

Tsay, Ruey S., Comment on Chatfield, Chris, 140; 
Comment on Engle, Robert F., and Kozicki, Sharon, 
390; “‘Testing for Noninvertible Models With Appli- 
cations,’’ 225 

Vlaar, Peter J. G., and Palm, Franz C., “The Message 
in Weekly Exchange Rates in the European Mone- 
tary System: Mean Reversion, Conditional Hetero- 
scedasticity, and Jumps,” 351 

Whiteman, Charles H. (see DeJong, David N.) 

Wilson, Paul W., “Detecting Outliers in Deterministic 
Nonparametric Frontier Models With Multiple Out- 
puts,” 319 

Wolfgang, Glenn S. (see Zaslavsky, Alan M.) 

Zaslavsky, Alan M., and Wolfgang, Glenn S., “Triple- 
System Modeling of Census, Post-Enumeration Sur- 
vey, and Administrative-List Data,’ 279 

Zellner, Arnold, ‘Remarks on my Term at JBES,” 425 


. is 
486 
ag 
veg 
jal 
§ 
& 
j 
4 


= 


